
 
 
 
 
 

S T A T E   O F   A R I Z O N A 
S T A T E   T R E A S U R E R ' S   O F F I C E 

 
W A T E R M A R K   I N V E N T O R Y 

 
INVESTMENTS OUTSTANDING AS OF 10/31/04  (SETTLEMENT BASIS) 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 10/31/04 
 

POOL: LGIP-GOVERNMENT (7) 
 

============================================================================================================================================== 
POSITI  SEC-ID     DESCRIPTION      RATE  MATURITY  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 TRI-PARTY REPO-TSY COLLAT (   7) 
                                                 -------------------------------- 
 46948 TPBA0041 BANK OF AMERICA SE  1.790 11/01/04  1.790           298,000,000.00   100.00000 2 298,000,000.00 298,000,000.00                 
 46949 TPGS0007 GOLDMAN SACHS & CO  1.750 11/01/04  1.750             7,000,000.00   100.00000 9   7,000,000.00   7,000,000.00                 
 46947 TPWA0008 WACHOVIA CAPITAL M  1.800 11/01/04  1.800           425,000,000.00   100.00000 9 425,000,000.00 425,000,000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.795           730,000,000.00               730,000,000.00 730,000,000.00                 
  
    3 ITEMS IN SUBTOTAL FOR:  TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 45191 912828AR U.S. TREASURY NOTE  1.750 12/31/04  1.766 Aaa  AAA   20,000,000.00    99.96875 2  19,999,490.49  19,993,750.00       -5,740.49 
 46550 912828AX U S TREASURY NOTE   1.625  4/30/05  2.036 Aaa  AAA   10,000,000.00    99.76563 2   9,979,768.58   9,976,562.50       -3,206.08 
 35158 912828BB U S TREASURY NOTE   1.250  5/31/05  1.124 Aaa  AAA   20,000,000.00    99.50800 2  20,014,314.16  19,901,600.00     -112,714.16 
 35169 912828BB U S TREASURY NOTE   1.250  5/31/05  1.183 Aaa  AAA   20,000,000.00    99.50800 2  20,007,618.83  19,901,600.00     -106,018.83 
 35324 912828BB U S TREASURY NOTE   1.250  5/31/05  1.156 Aaa  AAA   25,000,000.00    99.50800 2  25,013,387.73  24,877,000.00     -136,387.73 
 35445 912828BC U S TREASURY NOTE   1.125  6/30/05  1.308 Aaa  AAA   40,000,000.00    99.35200 2  39,952,607.73  39,740,800.00     -211,807.73 
 35446 912828BC U S TREASURY NOTE   1.125  6/30/05  1.140 Aaa  AAA   25,000,000.00    99.35200 2  24,997,562.22  24,838,000.00     -159,562.22 
 35448 912828BC U S TREASURY NOTE   1.125  6/30/05  1.173 Aaa  AAA   25,000,000.00    99.35200 2  24,992,283.38  24,838,000.00     -154,283.38 
 35482 912828BC U S TREASURY NOTE   1.125  6/30/05  1.160 Aaa  AAA   40,000,000.00    99.35200 2  39,990,901.08  39,740,800.00     -250,101.08 
 35526 912828BC U S TREASURY NOTE   1.125  6/30/05  1.316 Aaa  AAA   20,000,000.00    99.35200 2  19,975,239.73  19,870,400.00     -104,839.73 
 35615 912828BC U S TREASURY NOTE   1.125  6/30/05  1.330 Aaa  AAA   20,000,000.00    99.35200 2  19,973,400.71  19,870,400.00     -103,000.71 
 35750 912828BC U S TREASURY NOTE   1.125  6/30/05  1.336 Aaa  AAA   20,000,000.00    99.35200 2  19,972,613.64  19,870,400.00     -102,213.64 
 39112 912828BN U S TREASURY NOTE   1.625 10/31/05  1.921 Aaa  AAA   10,000,000.00    99.39800 2   9,971,170.26   9,939,800.00      -31,370.26 
 43382 912828BN U S TREASURY NOTE   1.625 10/31/05  1.655 Aaa  AAA   20,000,000.00    99.39800 2  19,994,054.88  19,879,600.00     -114,454.88 
 43787 912828BU U S TREASURY NOTE   1.875 12/31/05  2.108 Aaa  AAA   10,000,000.00    99.53500 2   9,973,502.39   9,953,500.00      -20,002.39 
 43384 912828CD U S TREASURY NOTE   1.500  3/31/06  1.903 Aaa  AAA   10,000,000.00    98.82400 2   9,944,504.31   9,882,400.00      -62,104.31 
 43390 912828CD U S TREASURY NOTE   1.500  3/31/06  1.907 Aaa  AAA   10,000,000.00    98.82400 2   9,943,949.35   9,882,400.00      -61,549.35 
 43572 912828CD U S TREASURY NOTE   1.500  3/31/06  2.101 Aaa  AAA   10,000,000.00    98.82400 2   9,917,280.38   9,882,400.00      -34,880.38 
 43574 912828CD U S TREASURY NOTE   1.500  3/31/06  2.068 Aaa  AAA   10,000,000.00    98.82400 2   9,921,782.12   9,882,400.00      -39,382.12 
 43889 912828CF U S TREASURY NOTE   2.250  4/30/06  2.323 Aaa  AAA   10,000,000.00    99.79300 2   9,989,473.29   9,979,300.00      -10,173.29 
 46555 912828CW U S TREASURY NOTE   2.500  9/30/06  2.654 Aaa  AAA   10,000,000.00    99.91800 2   9,971,574.93   9,991,800.00       20,225.07 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.479           385,000,000.00               384,496,480.19 382,692,912.50   -1,803,567.69 
  
   21 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
 
 
 
 
 
 
 



 
 
 
 
  

S T A T E   O F   A R I Z O N A 
S T A T E   T R E A S U R E R ' S   O F F I C E 

 
W A T E R M A R K   I N V E N T O R Y 

 
INVESTMENTS OUTSTANDING AS OF 10/31/04  (SETTLEMENT BASIS) 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 10/31/04 
 

POOL: LGIP-GOVERNMENT (7) 
 

============================================================================================================================================== 
POSITI  SEC-ID     DESCRIPTION      RATE  MATURITY  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 GVT TRUST CERTIF ZEROES & (  17) 
                                                 -------------------------------- 
 35271 383752BJ GOV'T TRUST CERTIF        11/15/04  1.270 Aaa  AAA    1,784,000.00    99.91500 2   1,783,149.65   1,782,483.60         -666.05 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.270             1,784,000.00                 1,783,149.65   1,782,483.60         -666.05 
  
    1 ITEM IN SUBTOTAL FOR:   GVT TRUST CERTIF ZEROES & STRIPS (TYPE   17) 
  
  
                                                 AGENCY NOTES (30/360) 2X  (  23) 
                                                 -------------------------------- 
 35272 742651CL PRIVATE EXPORT FUN  5.250  5/15/05  1.506 Aaa  AAA   25,000,000.00   101.53125 2  25,490,742.54  25,382,812.50     -107,930.04 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.506            25,000,000.00                25,490,742.54  25,382,812.50     -107,930.04 
  
    1 ITEM IN SUBTOTAL FOR:   AGENCY NOTES (30/360) 2X         (TYPE   23) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.682            1141784000.00                1141770372.38  1139858208.60   -1,912,163.78 
  
   26 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 

 


